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Introduction
Existence theorem and weak compactness of the solution set to stochastic inclusion i i".,.(.. denoted by SI(F, G,H), with predictable convex-valued right-hand sides have been considered in the author's paper [4] . These results were obtained by fixed points methods. Applying the successive approximation method we shall prove here an existence theorem for SI(F, G,H) with nonanticipative nonconvex-valued multivalued processes F,G and H. To begin with, we recall the basic definitions dealing with set-valued stochastic integrals and stochastic inclusions presented in [5] .
Let a complete filtered probability space (fl, , ( properties (see [1] ). Let us denote by D the family of all n-dimensional t-adapted c&dl&g (see [6] Given a measure space (X,,m), a set-valued function %:XCI(') is said to be measurable if {z E X" %(z)fl C # }} for every closed set C C n. For such a multifunction, we define subtrajectory integrals as a set (%)-{9 Lv(X,%,m,"):9(z)%(z) a.e.}. Afl + ]X/Af2 y(6-) for A 6 % and fa, f2 Y(6Jb)
We have the following general result dealing with the properties of subtrajectory integrals (see [2] , [3] A measurable and adapted set-valued stochastic process is called nonanticipative.
-measurable set-valued mappings
In what follows, we shall also consider + (R)a y(R) n J'R + l Rn---CI(Rn). They will be denoted as families (%t,z)t > O,z e R n and called measurable set-valued stochastic processes depending on a parameter z E Rn. The process % (6-Jt,z)t > 0,z n is said to be t-adapted or adapted if %t,z is Yt-measurable for each t > 0 and z Rn. We call it nonanticipative if it is measurable and adapted.
Denote by 2S2s_v(t) and .Ab2s_v(t,q) families of all nonanticipative set-valued processes (t)t > 0 and (6Jt,z)t > O,z E n, respectively, such that f I I t I I 2dr < cx and (x y, rasp. ). An iitial-value problem for SI(F, G,H) mentioned above will be denoted by SIy (F,G,H) (S'(F,G,H), rasp.) . In what follows, we denote a set of all global (local on [,] solutions to SIy(F,G,H) by Au (F,G,H) (A'(F,G,H), rasp.) . Suppose 
h(Gt(z2)(), Gt(x1)(w)) e(t) x I x2l and h(Ht, z(x2)(), Ht,(z )()) re(t, z)]x 1 x2 a.e., each t 0 and x 1, x 2 Lemma 1" Let L2(fl,o,R"). Suppose F,G and H.satisfy (1) and (2) or (3)" Let xn-+O(fn-l,gn-l,hn-1), each n-1,2,..., with (f,g,h)e(FoO)x(aoO)xq(HOO) and (fn, gn, hn) ( We can prove now the main result of this paper. Therefore Ao(F G, H) q).
l"i
